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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
PO
X

AR

 
 

   Cusip   

12544TAA2
12544TAB0
12544TAC8
12544TAD6
12544TAE4
12544TAF1
12544TAG9
12544TAH7
12544TAJ3
12544TAK0
12544TAL8
12544TAM6
12544TAN4
12544TAP9
12544TAQ7
12544TAR5
12544TAS3
12544TAT1
12544TAU8

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip PO
Strip IO
Senior

 
Recombination

Classes

N/A
N/A

Exchange-70.55%
Deposit-49.95%
Deposit-49.95%

N/A
Deposit-29.45%
Deposit-29.45%
Deposit-72.00%
Deposit-72.00%
Deposit-72.00%
Deposit-72.00%

N/A
Exchange- 0.00%
Exchange- 0.00%

Exchange-28.00%
N/A
N/A
N/A

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Fix-30/360

 
   Beginning   

Balance

122,997,572.79
99,568,189.43

322,745,699.51
46,850,750.00

1,699,250.00
26,250,000.00

249,437,699.51
38,868,000.00
12,500,000.00

454,000.00
87,043,572.79
23,000,000.00

919,805.00
48,550,000.00
12,954,000.00

122,997,572.79
2,566,150.13

617,504,736.23
0.00

Pass
    Through    

Rate (%)

6.000000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
5.500000
5.500000
5.500000
5.750000
5.750000
5.500000
5.500000
0.000000
0.193420
5.750000

 
Principal

Distribution

208,926.05
239,247.12
548,222.07

0.00
0.00
0.00

548,222.07
0.00
0.00
0.00

208,926.05
0.00
0.00
0.00
0.00

208,926.05
2,332.42

0.00
0.00

 
Interest

Distribution

614,987.86
477,097.57

1,546,489.81
224,493.18

8,142.24
125,781.25

1,195,222.31
186,242.50

57,291.67
2,080.83

398,949.71
105,416.67

4,407.40
232,635.42

59,372.50
563,738.88

0.00
99,531.48

0.14

 
Total

Distribution

823,913.91
716,344.69

2,094,711.88
224,493.18

8,142.24
125,781.25

1,743,444.38
186,242.50

57,291.67
2,080.83

607,875.76
105,416.67

4,407.40
232,635.42

59,372.50
772,664.92

2,332.42
99,531.48

0.14

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

122,788,646.74
99,328,942.31

322,197,477.44
46,850,750.00

1,699,250.00
26,250,000.00

248,889,477.44
38,868,000.00
12,500,000.00

454,000.00
86,834,646.74
23,000,000.00

919,805.00
48,550,000.00
12,954,000.00

122,788,646.74
2,563,817.71

616,379,547.06
0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

12544TAV6
12544TAW4
12544TAX2
12544TAY0
12544TAZ7
12544TBA1

Mezzanine
Junior
Junior
Junior
Junior
Junior

N/A
N/A
N/A
N/A
N/A
N/A

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

16,037,697.77
4,102,618.30
2,237,846.05
1,491,897.37
1,118,823.56
1,118,984.72

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

11,537.42
2,951.40
1,609.89
1,073.26

804.87
804.99

76,847.30
19,658.38
10,723.01

7,148.67
5,361.03
5,361.80

88,384.72
22,609.78
12,332.90

8,221.94
6,165.90
6,166.79

0.00
0.00
0.00
0.00
0.00
0.00

16,026,160.35
4,099,666.90
2,236,236.16
1,490,824.10
1,118,018.69
1,118,179.73

0.00
0.00
0.00
0.00
0.00
0.00

Totals 738,262,857.42 1,226,435.54 3,624,745.00 4,851,180.55 0.00 737,036,421.87 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
PO
X

AR

 
 

Cusip

12544TAA2
12544TAB0
12544TAC8
12544TAD6
12544TAE4
12544TAF1
12544TAG9
12544TAH7
12544TAJ3
12544TAK0
12544TAL8
12544TAM6
12544TAN4
12544TAP9
12544TAQ7
12544TAR5
12544TAS3
12544TAT1
12544TAU8

Original
Certificate
Balance

125,000,000.00
101,861,195.00
328,000,000.00

46,850,750.00
1,699,250.00

26,250,000.00
254,692,000.00

38,868,000.00
12,500,000.00

454,000.00
89,046,000.00
23,000,000.00

919,805.00
48,550,000.00
12,954,000.00

125,000,000.00
2,596,170.00

627,062,507.00
100.00

Beginning
Certificate
Balance

122,997,572.79
99,568,189.43

322,745,699.51
46,850,750.00

1,699,250.00
26,250,000.00

249,437,699.51
38,868,000.00
12,500,000.00

454,000.00
87,043,572.79
23,000,000.00

919,805.00
48,550,000.00
12,954,000.00

122,997,572.79
2,566,150.13

617,504,736.23
0.00

Scheduled
Principal

Distribution

208,926.05
239,247.12
548,222.07

0.00
0.00
0.00

548,222.07
0.00
0.00
0.00

208,926.05
0.00
0.00
0.00
0.00

208,926.05
2,332.42

0.00
0.00

Net
Principal

Distribution

208,926.05
239,247.12
548,222.07

0.00
0.00
0.00

548,222.07
0.00
0.00
0.00

208,926.05
0.00
0.00
0.00
0.00

208,926.05
2,332.42

0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

122,788,646.74
99,328,942.31

322,197,477.44
46,850,750.00

1,699,250.00
26,250,000.00

248,889,477.44
38,868,000.00
12,500,000.00

454,000.00
86,834,646.74
23,000,000.00

919,805.00
48,550,000.00
12,954,000.00

122,788,646.74
2,563,817.71

616,379,547.06
0.00

Ending
Certificate

Factor

0.982309174
0.975140163
0.982309382
1.000000000
1.000000000
1.000000000
0.977217492
1.000000000
1.000000000
1.000000000
0.975166170
1.000000000
1.000000000
1.000000000
1.000000000
0.982309174
0.987538456
0.982963485
0.000000000

M
B1
B2
B3
B4
B5

12544TAV6
12544TAW4
12544TAX2
12544TAY0
12544TAZ7
12544TBA1

16,124,800.00
4,124,900.00
2,250,000.00
1,500,000.00
1,124,900.00
1,125,062.00

16,037,697.77
4,102,618.30
2,237,846.05
1,491,897.37
1,118,823.56
1,118,984.72

11,537.42
2,951.40
1,609.89
1,073.26

804.87
804.99

11,537.42
2,951.40
1,609.89
1,073.26

804.87
804.99

0.00
0.00
0.00
0.00
0.00
0.00

16,026,160.35
4,099,666.90
2,236,236.16
1,490,824.10
1,118,018.69
1,118,179.73

0.993882737
0.993882737
0.993882737
0.993882737
0.993882737
0.993882766

Totals 749,986,932.00 738,262,857.42 1,226,435.54 1,226,435.54 0.00 737,036,421.87
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
PO
X

AR

Beginning
Certificate
Balance

122,997,572.79
99,568,189.43

322,745,699.51
46,850,750.00

1,699,250.00
26,250,000.00

249,437,699.51
38,868,000.00
12,500,000.00

454,000.00
87,043,572.79
23,000,000.00

919,805.00
48,550,000.00
12,954,000.00

122,997,572.79
2,566,150.13

617,504,736.23
0.00

Pass
    Through    

Rate (%)

6.000000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
5.500000
5.500000
5.500000
5.750000
5.750000
5.500000
5.500000
0.000000
0.193420
5.750000

  
Effective 

Coupon (%)

6.000000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
5.500000
5.500000
5.500000
5.750000
5.750000
5.500000
5.500000
0.000000
0.193420
0.000000

 
Current
Interest

614,987.86
477,097.57

1,546,489.81
224,493.18

8,142.24
125,781.25

1,195,222.31
186,242.50

57,291.67
2,080.83

398,949.71
105,416.67

4,407.40
232,635.42

59,372.50
563,738.88

0.00
99,531.48

0.00

Total
Interest

Due

614,987.86
477,097.57

1,546,489.81
224,493.18

8,142.24
125,781.25

1,195,222.31
186,242.50

57,291.67
2,080.83

398,949.71
105,416.67

4,407.40
232,635.42

59,372.50
563,738.88

0.00
99,531.48

0.00

 
Interest

Paid

614,987.86
477,097.57

1,546,489.81
224,493.18

8,142.24
125,781.25

1,195,222.31
186,242.50

57,291.67
2,080.83

398,949.71
105,416.67

4,407.40
232,635.42

59,372.50
563,738.88

0.00
99,531.48

0.14

M
B1
B2
B3
B4
B5

16,037,697.77
4,102,618.30
2,237,846.05
1,491,897.37
1,118,823.56
1,118,984.72

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

76,847.30
19,658.38
10,723.01

7,148.67
5,361.03
5,361.80

76,847.30
19,658.38
10,723.01

7,148.67
5,361.03
5,361.80

76,847.30
19,658.38
10,723.01

7,148.67
5,361.03
5,361.80

Totals 738,262,857.42 3,624,744.86 3,624,744.86 3,624,745.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
PO
X

AR

 
 

Cusip

12544TAA2
12544TAB0
12544TAC8
12544TAD6
12544TAE4
12544TAF1
12544TAG9
12544TAH7
12544TAJ3
12544TAK0
12544TAL8
12544TAM6
12544TAN4
12544TAP9
12544TAQ7
12544TAR5
12544TAS3
12544TAT1
12544TAU8

Original
Certificate
Balance

125,000,000.00
101,861,195.00
328,000,000.00

46,850,750.00
1,699,250.00

26,250,000.00
254,692,000.00

38,868,000.00
12,500,000.00

454,000.00
89,046,000.00
23,000,000.00

919,805.00
48,550,000.00
12,954,000.00

125,000,000.00
2,596,170.00

627,062,507.00
100.00

Beginning
Certificate
Balance

983.980582323
977.488919401
983.980791174

1,000.000000000
1,000.000000000
1,000.000000000

979.369982194
1,000.000000000
1,000.000000000
1,000.000000000

977.512440653
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

983.980582323
988.436863099
984.757865981

0.000000000

 
Principal

Distribution

1.671408385
2.348756250
1.671408740
0.000000000
0.000000000
0.000000000
2.152490328
0.000000000
0.000000000
0.000000000
2.346271008
0.000000000
0.000000000
0.000000000
0.000000000
1.671408385
0.898407553
0.000000000
0.000000000

 
Interest

Distribution

4.919902912
4.683801072
4.714907958
4.791666667
4.791666667
4.791666667
4.692814498
4.791666667
4.583333333
4.583333333
4.480265353
4.583333333
4.791666667
4.791666667
4.583333333
4.509911002
0.000000000
0.158726564
1.387337455

Ending
Certificate
Balance

982.309173938
975.140163150
982.309382434

1,000.000000000
1,000.000000000
1,000.000000000

977.217491866
1,000.000000000
1,000.000000000
1,000.000000000

975.166169646
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

982.309173938
987.538455546
982.963484787

0.000000000

Pass
    Through    

Rate (%)

6.000000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.750000
5.500000
5.500000
5.500000
5.500000
5.750000
5.750000
5.500000
5.500000
0.000000
0.193420
5.750000

M
B1
B2
B3
B4
B5

12544TAV6
12544TAW4
12544TAX2
12544TAY0
12544TAZ7
12544TBA1

16,124,800.00
4,124,900.00
2,250,000.00
1,500,000.00
1,124,900.00
1,125,062.00

994.598244122
994.598244122
994.598244122
994.598244122
994.598244122
994.598273428

0.715507493
0.715507493
0.715507493
0.715507493
0.715507493
0.715507514

4.765783253
4.765783253
4.765783253
4.765783253
4.765783253
4.765783394

993.882736629
993.882736629
993.882736629
993.882736629
993.882736629
993.882765914

5.750000
5.750000
5.750000
5.750000
5.750000
5.750000

Totals 749,986,932.00 984.367628182 1.635275880 4.833077545 982.732352289
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Pool Level Data  
Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 
01/25/08
04/01/07
12/31/07
01/22/08
12/21/07
12/01/07
01/01/08

30

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

1,208
749,986,933.02

6.07598%
5.89198%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

1,203
0

1,203

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

738,262,858.40
531,106.09
695,329.44

0.00
737,036,422.87
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Weighted Averages

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.07580%
5.89180%
6.07567%
5.89167%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

352
351

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

107,663.33
107,663.33

5,536.97
0.00

113,200.30

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

6,734.22
35,020.03

0.00
0.00

41,754.25

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

0.00
0.00
0.00
0.00
0.00

1.12518%
0.09425%
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Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00

NAS Principal Distribution Amount

Shift Percentage
Class A-3 Priority Percentage
Class A-3 Priority Amount
Class A-8 and Class A-9 Priority Percentage
Class A-8 and Class A-9 Priority Amount

0.00000%
6.72421%

0.00
1.76078%

0.00
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Group 1 - Current Delinquency Information
Days

 

Current

Delinquency 
      #

 
      Balance

Bankruptcy 
      #

 
      Balance

0
0.00%

0
0.0000%

Foreclosure 
      #

 
      Balance

0
0.00%

0
0.0000%

REO 
      #

 
      Balance

0
0.00%

0
0.0000%

Total 
      #

 
      Balance

0
0.00%

0
0.0000%

30 - 59 9
0.75%

7,293,066
0.9895%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

9
0.75%

7,293,066
0.9895%

60 - 89 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

90 - 119 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

120 - 149 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

150 - 179 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

180 - 269 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

270 - 359 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

360+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

Total 9
0.75%

7,293,066
0.9895%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

9
0.75%

7,293,066
0.9895%

 

30+ 9
0.75%

7,293,066
0.9895%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

9
0.75%

7,293,066
0.9895%

60+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

90+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

120+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

150+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%
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180+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

270+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

360+ 0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%

0
0.00%

0
0.0000%
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Group 1 - Historical Delinquency Information
Loan Status

 

30 - 59

01/25/08   
      #

 
      Balance

9
0.75%

7,293,066
0.9895%

60 - 89 0
0.00%

0
0.0000%

90 - 119 0
0.00%

0
0.0000%

120 - 149 0
0.00%

0
0.0000%

150 - 179 0
0.00%

0
0.0000%

180 - 269 0
0.00%

0
0.0000%

270 - 359 0
0.00%

0
0.0000%

360+ 0
0.00%

0
0.0000%

Total Delinquent Loans 9
0.75%

7,293,066
0.9895%

 

Total Bankruptcies 0
0.00%

0
0.0000%

Total Foreclosures 0
0.00%

0
0.0000%

Total REOs 0
0.00%

0
0.0000%

Total BK, FC & REO 0
0.00%

0
0.0000%

Total Delinquent, Bankruptcy, Foreclosure and REO

30+ 9
0.75%

7,293,066
0.9895%

60+ 0
0.00%

0
0.0000%
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90+ 0
0.00%

0
0.0000%

120+ 0
0.00%

0
0.0000%

150+ 0
0.00%

0
0.0000%

180+ 0
0.00%

0
0.0000%

270+ 0
0.00%

0
0.0000%

360+ 0
0.00%

0
0.0000%
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60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

0.00
0.00
0.00
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Trigger Test

0.00
YES
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test
Monthly Default Rate
Conditional Default Rate

0.00
0.00
0.00
0.00
0.00
YES

0.00000%
0.00000%

        
Loan ID

Liquidation
Balance

Liquidation
Proceeds

Realized
Loss

Group I

N/A
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Available Funds

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Total Interest Available

3,737,945.31
0.00

107,663.33
0.00
0.00

3,630,281.98

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

531,106.09
0.00

695,329.44
0.00
0.00
0.00
0.00

1,226,435.53

Other Amounts

Prepayment Penalites
Other Amounts
Total Other Remittance Amounts

0.00
0.00
0.00

Total Available Funds 4,856,717.51
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Distribution Summary

Amounts Available for Distribution

Total Servicer Remittance
Corridor Contract Proceeds Needed
Capitalized Interest
Supplemental Loan Deposit
Corridor Reserve Fund withdrawal
Principal Reserve Fund withdrawal
Other Amounts
Total Amounts Available

4,856,717.51
0.00
0.00
0.00
0.00
0.00
0.00

4,856,717.51

Distribution Payments

Trustee Fee
Class Payments
Total Payments

5,536.97
4,851,180.54
4,856,717.51

Trust Accounts

Distribution Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
4,856,717.51
4,856,717.51

0.00

Exchangeable Certificates Distribution
Account

Beginnning Balance
Deposit
Withdrawal
Ending Balance

0.00
1,694,221.29
1,694,221.29

0.00

Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

2,566,150.67
1,850.68

481.74
0.00
0.00

2,563,818.26

NON-PO Principal Amounts
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Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

735,696,707.73
529,255.41
694,847.70

0.00
0.00

734,472,604.61

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

96.48783%
100.00000%

96.45127%
100.00000%

3.54873%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

1,205,321.28
18,781.83

2,332.42
1,226,435.53
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Credit Enhancements

Subordination

 Protection

Bankruptcy Loss
Bankruptcy Percentage
Credit/Fraud Loss
Credit/Fraud Loss Percentage
Special Hazard Loss
Special Hazard Loss Percentage

 Original Current

0.00
0.000000%

0.00
0.000000%

0.00
0.000000%

0.00
0.000000%

14,999,738.66
2.035142%

0.00
0.000000%

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

1,238,241,270.00
97.924093%

16,124,800.00
1.275201%

4,124,900.00
0.326210%

2,250,000.00
0.177937%

1,500,000.00
0.118625%

1,124,900.00
0.088961%

1,125,062.00
0.088974%

1,217,437,460.13
97.902008%

16,026,160.35
1.288767%

4,099,666.90
0.329681%

2,236,236.16
0.179830%

1,490,824.10
0.119887%

1,118,018.69
0.089907%

1,118,179.73
0.089920%
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Stratification Tables

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8

>

-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8
8.0
8.0

0
2

12
46

451
677

13
2
0
0
0
0
0
0

0.000
0.166
0.998
3.824

37.490
56.276

1.081
0.166
0.000
0.000
0.000
0.000
0.000
0.000

0.00
1,104,355.58
6,233,133.40

30,603,837.10
273,607,035.45
418,075,267.58

6,374,789.43
1,038,004.33

0.00
0.00
0.00
0.00
0.00
0.00

0.000
0.150
0.846
4.152

37.123
56.724

0.865
0.141
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1203 100.000 737,036,422.87 100.000

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00

0
0
0
0
0
0
0
0
0
0
1
0
3
0
1
0
3

29
99

106
152
107

87
100

96
63
67
22
34

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.083
0.000
0.249
0.000
0.083
0.000
0.249
2.411
8.229
8.811

12.635
8.894
7.232
8.313
7.980
5.237
5.569
1.829
2.826

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

233,424.44
0.00

875,626.28
0.00

326,976.53
0.00

1,147,504.94
12,234,983.14
43,403,471.97
49,049,827.94
74,277,218.28
54,700,826.46
46,852,297.13
56,285,222.74
56,610,007.97
38,586,055.66
42,891,639.58
14,601,501.33
23,438,276.09

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.032
0.000
0.119
0.000
0.044
0.000
0.156
1.660
5.889
6.655

10.078
7.422
6.357
7.637
7.681
5.235
5.819
1.981
3.180
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-

725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

30
18
20
24

141

2.494
1.496
1.663
1.995

11.721

21,381,757.01
13,344,950.35
15,237,782.39
18,973,341.12

152,583,731.52

2.901
1.811
2.067
2.574

20.702

Wgt Ave / Total: 1203 100.000 737,036,422.87 100.000

 
Issuance Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
100
200
300
400
500

>

-
-
-
-
-

100
200
300
400
500
600
600

0
0
0

1203
0
0
0

0.000
0.000
0.000

100.000
0.000
0.000
0.000

0.00
0.00
0.00

737,036,422.87
0.00
0.00
0.00

0.000
0.000
0.000

100.000
0.000
0.000
0.000

Wgt Ave / Total: 1203 100.000 737,036,422.87 100.000


